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BASIC-ABSTRACT:

NOVELTY - A minimum credit threshold is equal to the available credit required by
the one credit granting entity to complete a trade of a predetermined minimum size.
A separate minimum credit threshold is established for each credit granting entity
and is derived from a function of one parameter specific to each credit granting
entity, and related to the nature of the financial instrument being traded.

DETAILED DESCRIPTION - The credit filter enables the display of prices at the
trader terminals. The displayed prices are indicated by the price quotation
messages for which it is determined with reference to the credit store that a
minimum credit threshold is available on a bilateral basis from and to the one
credit granting entity.

USE - For trading financial instruments between traders and trader terminals. Used
for trading derivatives such as forward rate agreements.

ADVANTAGE - Enables setting the minimum credit threshold. Enables selecting an
appropriate threshold based on the parameters of the trading floor administrator
selection. Enables trading more types of financial instrument, including forward
rate agreements. Allows a trading floor administrator to limit the exposure of
trades occurring on the trading floor under his or her supervision. Ensures that an
appropriate measure of risk is associated with each financial instrument since the
volatility factor is used. Ensures that the prices are screened according to an
appropriate measure of credit exposure. Ensures that all financial instruments for
a predetermined minimum size deal will be displayed.

DESCRIPTION OF DRAWING(S) - The figure shows the Trading Floor Administrator's
Credit Group Maintenance screen.
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